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(54) METHOD AND DEVICE FOR CORRELATIVE DIMENSION ANALYSIS, AND METHOD AND DEVICE FOR 
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SEGMENTATION 

(57)Abstract: 

PURPOSE: To obtain a correlative dimension and a Liapunov spectrum 
even from quasi-stationary time series data consisting of a combination 
of stationary time sections. 

CONSTITUTION: A spectrum Pt0(f) at a time tO and a spectrum pt(f) at 
a time(t) for time series data x(t) (S1) are calculated (S2), and spectrum 
error quantity is used as a measure for the difference of them (S3). 
When the spectrum error quantity over a threshold value is detected 
(S4), segmentation is performed adaptively assuming a time until then as 
t1 and a stationary time section as T1 (S5). After that, an attractor is 
reconfigured by an embedding method for the time section T1 (S6), and 
hereinafter, the correlative dimension of the time section is found 
similarly as in a conventional method. The correlative dimension is found 
from the quasi-stationary time series data consisting of the combination 
of the stationary time sections. 
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